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Abstract: , , (independent and identically distributed; i.i.d.)
2 ,




( , i.i.d. ) ,




. , , i.i.d. 2 ,
[2]. , i.i.d. 2 – ,
*.
2 1.1. $\mathrm{d}$ . 2





. , $0\leq p\leq 1$ . $m$
$\vec{U}=U_{0}U1\ldots U_{m-1}$ , $U_{n}\in\{0,1\}$ , $(0\leq n\leq m - 1)$ (3)
, $\vec{U}$ $2^{m}$ . $r$
$\text{ ^{}(r)}=u_{0}^{(_{\Gamma})}u_{\mathrm{i}}u_{m-}(\mathit{0}\ldots(r)1’$ $u_{n}^{(r)}\in\{0,1\},$ $(0\leq n\leq m-1)$ (4)
* , [3] .
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. \mbox{\boldmath $\omega$} 2 $n(\omega)\}_{n=0}^{\infty}$
, 2..
$\mathrm{Y}_{n}(\omega;u_{k})(r)=X+k(\omega)\oplus u(r)nkn+k(=X\omega)u_{k}^{()}r$ $+\overline{X}_{\mathrm{n}+\mathrm{k}}(\omega \mathrm{E}(kr)$ (5)







$Y_{n}(\omega;\vec{u}(r))$ $m-1$ , ,
[1]. ,
$Z_{T}( \omega;u^{r})\triangleleft \mathrm{I}=.\frac{M_{\tau}(\omega,u\triangleleft r))-\tau \mathrm{E}[Y(^{\neg(}n)u]r)}{\sqrt{T}}$ (9)
, $Z_{\tau}(\omega;fr))$ , $0$ , \mbox{\boldmath $\sigma$}2
$\phi(\xi)=\frac{1}{\sqrt{2\pi}\sigma}\exp[-\frac{\xi^{2}}{2\sigma^{2}}](-\infty<\xi<\infty)$ (10)




, $Z_{T}(\omega;u^{r)}\triangleleft)$ . , $Y_{n}(\omega;u\triangleleft r))$ ,
$\mathrm{E}[Y_{n}(u^{r})4)]=\prod_{k=0}^{m-}\mathrm{E}1[Y_{n}(u_{k}^{(r)})]=\prod_{k=0}^{m-1}\{pu_{k}^{(r)}+(1-p)\overline{u}_{k}^{()}\}r$ (12)
143
, – , $Z_{T}(^{\triangleleft r}u))$
$\sigma^{2}(Z_{T}(^{\triangleleft}ur))\mathrm{I}=\mathrm{E}[z_{\tau(^{\triangleleft})}^{2}ur)]=\frac{1}{T}\mathrm{E}[M_{T}^{2}(^{\triangleleft r)}u)]-\tau\{\mathrm{E}1^{Y_{n}}(u)\triangleleft r)]\}^{2}$ (13)
. ,
$JVI_{\tau}2(\omega;u^{r})\triangleleft)$ $=$ $\sum_{=\iota 0}^{\tau_{-}1}\tau_{-}n0\sum_{=}I_{\iota_{n}^{r}},’ r(\omega)1$, (14)
$\mathrm{E}[M_{T}^{2}(^{\triangleleft r}u))]$ $=$ $\sum_{\iota=0}^{\tau_{-}1}\tau_{-}n0\sum_{=}\mathrm{E}[I^{r,r}1\iota_{n},]$ (15)
. ,
$I_{l,n}^{r,s}(\omega)=Y_{l}(\omega;u\triangleleft r))Y_{n}(\omega;u)\triangleleft s)$ (16)
. , $\mathrm{E}[I_{l.n}^{r}’ S]$ .
case 1) $l=n\text{ }\mathbb{H}$
$\mathrm{E}[I_{n,n}^{r,S}]$ $=$ $\mathrm{E}[\prod_{k=0}^{m-}(1X_{n}+ku^{(}kur)(sk)+\overline{x}_{n+k}\overline{u}^{(r)(}\overline{u}kks))]$
$=$ $\prod_{k=0}^{m-1}\mathrm{E}[X_{n}+ku_{k}^{(}u_{k}^{(})r)s\overline{X}_{n+}{}_{k}\mathrm{P}_{kk}(+r)(\mathrm{g}]\mathrm{s})$
$=$ $k.= \prod_{0}^{m-}\{pu_{k}u+k((r)(S)-p1)1(r)\overline{u}k\overline{u}k(s)\}$ . (17)






case 3) $l=n-i$ , $(1 \leq i\leq m-1)\text{ }\mathbb{H}$





case 4) $l=n+i$ $(|i|>m-1)$
$\mathrm{E}[I_{n}^{rr}\dotplus_{i,n}]$ $=$ $\mathrm{E}[1^{\prime’}n+i(u^{r)}\triangleleft)]\mathrm{E}[Y_{n}(^{\triangleleft_{k}}u)s)]$
$=$ $\prod_{k=0}^{m-1}\{pu_{k},+((r)1-p.)\overline{u}(r)k\}\{pu_{k}^{()}+S(1-p)\overline{u}_{k}\}(S)$ (20)


















. , $Tarrow\infty$ ,







$\tilde{u}^{(r)}$ , $nx$ , ,
1 . , 1 $p$ , $0$ $m-\ell$
$m$ 2 $C^{(\ell)}$ . $C^{(\ell)}$ ,





$Y_{n}( \omega;C(\ell))=\sum_{(\vec{u}^{(\mathrm{r}})\in c\ell)}Y_{n}(\omega;u^{r})\triangleleft)$ (26)
, $T>m$ ,
$M_{T}(\omega;C^{(\ell)})$ $=$ $\sum_{n=0}^{\tau_{-}1}Y_{n}(\omega;C(\ell))=\sum_{\in\vec{u}^{(}f)C^{(\ell})}\tau n0\sum_{=}-1\prod_{k=0}^{m-1}Y_{n}(\omega;u)(kr)$ (27)
, $\{X_{n}(\omega)\}_{n}\tau+m-1=0$ $\vec{X}_{n}(\omega)\in C^{(\ell)}$ . ,
$\mathrm{E}[Y_{n}(.C^{(\ell}))]$ $=$




. $Y_{n}(\omega;C^{(\ell)})$ \S 2














. , $Tarrow\infty$ ,
$\sigma^{2}(Z\infty(C^{(^{\ell})}))$






, – i.i.d. 2 .
,
. , i.i.d. .
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